In this paper, we are concerned with Reflected Geometric Brownian Motion (RGBM) with two barriers. And the stationary distribution of RGBM is derived by Markovian infinitesimal Generator method. Consequently the first passage time of RGBM is also discussed.
Introduction
We consider a finite-capacity fluid queue, the level of which at time t is denoted by t Z . And t Z satisfies the following differential equation: 
Such a process is a regenerative Markov process with state space [a,d] compact. Then it has a unique stationary distribution [1, 3, 4] . In the coming section, our objective is to derive the stationary distribution and give an expression for the Laplace Transform of the first passage
Main Results on RGBM

On the Stationary Distribution of RGBM
In this section, we firstly give a Lemma on the stationary distribution of the reflected process t { } Z Z  with two-sided barriers and omit its proof.
Lemma 2.1 Let Z be the RGBM defined by (2) (or (3)). Then, as a Markov process, the stationary distribution ( )   of the process must satisfy the following equation IIM (4) and (5) it is equivalent to the following equation (Note 
On the other hand, since ( ) p x satisfies that for all 2 
By twice integral changes, the above equation becomes that 2 2 2 2 
Assume that 
Summarizing the discussion, we get the following theorem. (5) 
is the density of the stationary distribution of RGBM. Finally we will give an expression for the Laplace transform of the first passage time of RGBM.
On the First Passage Time of RGBM
In this section, we consider Equation (2) 
Finally we are going to give the expression of the Laplace transform of ( ) T y . where   2  2  2  2  2  2  2  2   2  2   2  2  2  2  2  2  2 
